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A Bayesian estimation
of the multinomial probit model
????????
The multinomial probit model is a typical statistical model for a discrete choice
analysis. To estimate its model parameters by taking the Bayesian approach, the
sampling inefciency is of interest. Recently, the marginal data augmentation framework
has been proposed to address this issue. This study proposes a Bayesian estimation
method for the multinomial probit model by extending this framework.
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